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                                請問如何計算歷史過去的最大價格，並創建新變數BREAKHIGH來表示價格是否突破歷史高點
                                



					
						
		
			 請問如何定義出各股票從1963年至2023年歷史過去的最大價格，並創建新變數BREAKHIGH來表示價格當該日收盤價突破歷史高點後，計算突破歷史高點後該股票的六個月報酬?感謝!    the steps I've already tried as belows:     DATA CRSP;  SET HIGH.DAILY;  RUN;     DATA CRSP;  SET  CRSP;  YMD=10000*YEAR(DATE)+100*MONTH(DATE)+DAY(DATE);  PRC=ABS(PRC);  IF SHRCD^=10 AND SHRCD^=11 THEN DELETE;  KEEP CUSIP PERMNO YMD PRC YEAR YEAR2  RET;  RUN;     PROC SORT DATA= CRSP;  BY PERMNO YMD;  RUN;     proc sql;  select PERMNO, max(PRC)   from CRSP;  /*group by PERMNO;*/  quit;     data CRSP;  set CRSP;  if PRC > max(PRC) and YMD  then BREAKHIGH = 1;  else BREAKHIGH = 0;  run;                             
		
	
						
					
					... View more



	[image: 擷取.JPG]






By [image: Calcite | Level 5]IreneleeCalcite | Level 5SAS Programming
			Sunday
		

	
			0
		

    3













[image: Dylan Johnson]



                                How to interpret a continuous by continuous interaction in a logistic regression using survey weigh?
                                



					
						
		
			 Hello,     I am currently conducting a logistic regression where both of my predictors are continuous (i.e., X and M). The outcome is binary (Y). I have already tested the interaction term and found that it is significant, but I am struggling with the best approach for interpreting the types of interaction. Is there an easy way to plot this using PROC SURVEYLOGISTIC?     Any advice would be a great help.     Thanks! 
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                                Ordinal Target with 11 levels
                                



					
						
		
			 Hi,  I'm using SAS Enterprise Guide to fit a model that aims to predict an ordinal variable ranging from 0 to 10, representing a rating. As predictors, I'm using binary, categorical, and continuous variables. I've tried both a simple regression model and also a logistic regression model using glogit, probit, and clogit as link functions.  For the regression model, I obtained a reasonably good fit with an R-squared around 87%. However, when I look at the predicted values, they always range between 7.3 and 8.5 for all levels of the target variable. I assume that the tails of my response are not being properly captured even with the high R-squared.  As for the logistic model, I have a higher misclassification rate even in the training data.  I also tried balancing my sample to better capture the pattern between levels, but I encountered the same problem in both approaches (linear regression and logistic regression).  Do you have any suggestions on which types of modeling I should use and how I can improve, i.e., obtain more accurate scores?  Thank you. 
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                                Problem with SASMerchIntelGridSvr5.41
                                



					
						
		
			 Hi all!  
 I'm facing a problem with SASMerchIntelGridSvr5.41. If you run plan optimization in Regular Price Plans in SAS Merchandise Intelligence, an error appears in the interface: ERROR: A fatal error was encountered while processing the STP request. 
   
 An error appears in the SASMerchIntelGridSvr5.41 log: 
   
 
 2024-04-05 18:54:53,131 [http-bio-5191-exec-8-0509] DEBUG com.sas.solutions.di.server.invoke - <- com.sun.proxy.$Proxy13.getRequestStatus took 3 ms.  2024-04-05 18:55:00,994 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - TKMI LOG: sk-sas-grid: rpo_optimize.2.log (LOCAL)  2024-04-05 18:55:00,994 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - <U+FEFF>20240405:18.54.45.93: running command: run='rpo_optimize'  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.45.97: Loading Dim for partition_id=1 gps=0 sk=244810  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.57.34: Completed Loading Dim for partition_id=1 gps=0 sk=244810 in 11 second  s (dim -> 162 MB/s, io adapter -> ~0.0 MB/s)  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.58.70: ERROR: consumer thread 'c_(null)' encountered a fatal error  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.58.70:  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - ERROR: TKTException code = 10 (Domain exception)  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #4 0x00007fede1e00c46 in tkmi_exception_handler ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #5 0x00007fedf000d3f2 in bktExcept ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #6 0x00007fedf0011d0d in bkt_fpe ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #7 0x00007fedf000da44 in bkt_signal_handler ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #8 <signal handler called>  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #9 0x00007fede1dfc153 in io_get_int ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #10 0x00007fede20a538e in rpo_plan_member_cb ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #11 0x00007fede1df7834 in process_rows ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #12 0x00007fedf000b494 in sktMain ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #13 0x00007fedf000d231 in bktMain ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #14 0x00007fedf1418ea5 in  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.58.70: start_thread () from /lib64/libpthread.so.0  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #15 0x00007fedf0a04b0d in clone () from /lib64/libc.so.6  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2 
 2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.58.70: ERROR: Assertion failed: ! this->pc_error, file /sas/wky/mva-m1ro541/di/src/input_adapter.c, line 726  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.58.70: Error while reading table '(null)' (see previous error message(s))  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI -  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - 20240405:18.54.59.83:  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - ERROR: TKTException code = 6 (Access violation)  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #4 0x00007fede1e00c46 in tkmi_exception_handler ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmi.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #5 0x00007fedf000d3f2 in bktExcept ()  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - from /sas/SASHome/SASFoundation/9.4/sasexe/tkmk.so  2024-04-05 18:55:00,995 [RequestThread-359077] DEBUG com.sas.solutions.di.tkmiserver.dispatcher.TKMI - #6 0x00007fedf000da44 in bkt_signal_handler ()  2024- 
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                                After breaking through the historical high, calculate the six-month return of that stock
                                



					
						
		
			 1.May I know why Variable 'last.breakhigh'n is uninitialized?  2.How may I solve MERGE statement has more than one data set with repeats of BY values?  Thx!!      DM'LOG; CLEAR; OUT; CLEAR; ODSRESULTS; CLEAR;';  %let folder=%str(C:\Users\SC\Desktop\HIGH);  LIBNAME HIGH "&folder";        DATA CRSP;        SET   HIGH.DAILY;  RUN;        DATA CRSP;               SET  CRSP;        PRC=ABS(PRC);        IF SHRCD^=10 AND SHRCD^=11 THEN DELETE;        IF RET=-66 THEN RET=.;        IF RET=-77 THEN RET=.;        IF RET=-88 THEN RET=.;        IF RET=-99 THEN RET=.;         KEEP PERMNO DATE PRC RET;  RUN;     PROC SORT DATA= CRSP;        BY PERMNO DATE;  RUN;     data highs;      set CRSP;      by PERMNO date;      retain highest 0;         if first.PERMNO then highest = PRC;         else highest = max(highest, PRC);         if PRC > highest then do;          BREAKHIGH = 1;                six_months_later = intnx('month', date, 6, 'same');      end;      else BREAKHIGH = 0;            if BREAKHIGH = 1 then last_break_date = date;      else if last.breakhigh then last_break_date = .;  run;     data Returns;      merge highs(in=a) CRSP(in=b rename=(date=date_future PRC=PRC_future));      by PERMNO;         if a and b and intck('month', last_break_date, date_future) = 6 then do;          six_month_return = (PRC_future - PRC) / PRC;      end;  run; 
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Don't miss out on SAS Innovate - Register now for the FREE Livestream!

Can't make it to Vegas? No problem! Watch our general sessions LIVE or on-demand starting April 17th. Hear from SAS execs, best-selling author Adam Grant, Hot Ones host Sean Evans, top tech journalist Kara Swisher, AI expert Cassie Kozyrkov, and the mind-blowing dance crew iLuminate! Plus, get access to over 20 breakout sessions.

 

Register now!
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